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Dantzigb development of the simplex method in the late 1940s marks the start of the modern

era in optimization. This method made it possih[e for cconomists to formulate large modcls

and analyz. them in a systematic and cfficibnt way. Dantzigls discovery coincided with the

darclopmcnt of the fust digital computers, and the simplex method bccame one of the

earliest important applications of this new and revolutionary tochnologT. From those dap

to the present, corn-puter implementations of the simplcx method havc been continually

improved and refined. They have benefited particularly from interactions with numerical

*.lFir, a branch of mathematics that also came into its own with the appearance of digital

aomputcrs, ind have now reachcd a high level of sophistication.

Today,linearprogrammingandthesimplexmethodcontinuetoholdswayasthcmost
widctl'üod of all optimization tools. Since 1950, gcnerations of workers in managemcnt'

cconomics, finance, and engineering harrc boen uained in the business of formulatinglinear

modcls and solving them with simplex-based softirare. Often, the situations they model are

rctully nonlinear, but linear protramming is appealing because of the advanced state of the

rofrrü13, grnranteed convergencc to a global minimum, ärd the fact that uncertaint)t in the

drtr crn mrla complicated nonlinear models look like orcrkill. Nonlinear programming

mry mrkc inroads as software develops, and a new class of methods known as interior-point
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{* Lx,1)
Y\

": zlt
,i, =rl

(nlr-)
X7O)

:b 
)tl)

\7,o

Ott^Fq1r 
^at 

(x,Y) : (o'b) atrar Bnoir=

t"t*t vnrt Tr^&^mrr^t- Jb = tn*l)..., y\+r.]

Do il^e. Zi{",^.[,ho^ t* to. ffi 
no^i.
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,r,h^,L{ - ß%.l^rd^lf 
^ot 

(ü^"f o) , ,rr& (+.rt1

&tur op\rv*ot, Lösww6, dric ai& 4^^^t dr^'r^

St*phxve'fal,,t- M I,Ä*l .

lst t* (x*, t*)
probleh. ke"nnu Lbsw*X .

Ist dwo6Xt'* ttt 
(x*,t*) = O , 40 ,bY au,L%*:o

,tt^d, x* /iot Sooir{öru^ä ry, QÄv!* fr,f*^
Irr,d$Äv)rt"nr- fb D I(x*) .


